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the solution is linear state feedback

uct) = - K ✗(t)

for a particular choice of K that can
be found with two lines of python code



Linear Quadratic Regulator (LQR)
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where K and P can be found in Python as follows :
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Why is the cost
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quadratic
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and what does it really mean?
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What Q and R would produce a given cost ?
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Q and R are commonly chosen to be diagonal
✓ all positive
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